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Certificateholder Monthly Distribution Summary

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16

X
PO
AR

 
 

   Cusip   

02147MAA9
02147MAB7
02147MAC5
02147MAD3
02147MAE1
02147MAF8
02147MAG6
02147MAH4
02147MAJ0
02147MAK7
02147MAL5
02147MAM3
02147MAN1
02147MAP6
02147MAQ4
02147MAR2
02147MAS0
02147MAT8
02147MAU5

 
Class

Description

Senior
Senior
Senior
Senior

Strip IO
Senior

Strip IO
Senior
Senior
Senior
Senior
Senior
Senior

Strip IO
Senior
Senior

Strip IO
Strip PO
Senior

Certificate
Rate
Type

Var-30/360
Var-30/360
Var-30/360
Var-30/360
Var-30/360
Var-30/360
Var-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Var-30/360
Var-30/360
Var-30/360
Var-30/360
Fix-30/360
Fix-30/360

 
   Beginning   

Balance

72,000,000.00
47,820,000.00

7,988,000.00
47,508,400.00

175,316,400.00
80,000,000.00
80,000,000.00

8,294,000.00
187,370,000.00

5,250,000.00
18,165,000.00

7,266,000.00
12,787,800.00
31,500,000.00
15,000,000.00
16,500,000.00

524,374,809.00
69,473.36

100.00

Pass
    Through    

Rate (%)

5.421250
5.421250
5.581250
5.431250
2.068750
5.581250
0.418750
6.000000
6.000000
6.000000
5.900000
6.250000
6.000000
0.208750
5.791250
5.791250
0.372934
0.000000
6.500000

 
Principal

Distribution

598,628.07
397,588.81

66,414.46
394,998.08

0.00
798,696.76

0.00
38,545.20

1,805,000.00
0.00
0.00
0.00
0.00
0.00

149,755.64
164,731.21

0.00
442.56
100.00

 
Interest

Distribution

325,275.00
216,036.81

37,152.52
215,025.00
302,238.17
372,083.33

27,916.67
0.00

936,850.00
26,250.00
89,311.25
37,843.75
63,939.00

5,479.69
72,390.62
79,629.69

162,964.13
0.00
0.76

 
Total

Distribution

923,903.07
613,625.62
103,566.98
610,023.08
302,238.17

1,170,780.09
27,916.67
38,545.20

2,741,850.00
26,250.00
89,311.25
37,843.75
63,939.00

5,479.69
222,146.27
244,360.89
162,964.13

442.56
100.76

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

71,401,371.93
47,422,411.19

7,921,585.54
47,113,401.92

173,858,770.59
79,201,303.24
79,201,303.24

8,296,924.80
185,565,000.00

5,250,000.00
18,165,000.00

7,266,000.00
12,787,800.00
31,185,513.15
14,850,244.36
16,335,268.79

520,279,822.91
69,030.80

0.00

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M
B1
B2
B3
B4
B5

02147MAV3
02147MAW1
02147MAX9
02147MAY7
02147MAZ4
02147MBA8

Mezzanine
Junior
Junior
Junior
Junior
Junior

Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360

15,372,500.00
5,869,500.00
4,472,000.00
2,795,000.00
2,515,500.00
1,956,514.61

6.500000
6.500000
6.500000
6.500000
6.500000
6.500000

4,695.40
1,792.79
1,365.93

853.71
768.34
597.60

83,267.71
31,793.12
24,223.33
15,139.58
13,625.62
10,597.79

87,963.11
33,585.91
25,589.27
15,993.29
14,393.96
11,195.39

0.00
0.00
0.00
0.00
0.00
0.00

15,367,804.60
5,867,707.21
4,470,634.07
2,794,146.29
2,514,731.66
1,955,917.01

0.00
0.00
0.00
0.00
0.00
0.00

Totals 558,999,787.97 4,424,974.56 3,149,033.56 7,574,008.11 0.00 554,616,283.41 0.00
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Principal Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16

X
PO
AR

 
 

Cusip

02147MAA9
02147MAB7
02147MAC5
02147MAD3
02147MAE1
02147MAF8
02147MAG6
02147MAH4
02147MAJ0
02147MAK7
02147MAL5
02147MAM3
02147MAN1
02147MAP6
02147MAQ4
02147MAR2
02147MAS0
02147MAT8
02147MAU5

Original
Certificate
Balance

72,000,000.00
47,820,000.00

7,988,000.00
47,508,400.00

175,316,400.00
80,000,000.00
80,000,000.00

8,294,000.00
187,370,000.00

5,250,000.00
18,165,000.00

7,266,000.00
12,787,800.00
31,500,000.00
15,000,000.00
16,500,000.00

524,374,809.00
69,473.36

100.00

Beginning
Certificate
Balance

72,000,000.00
47,820,000.00

7,988,000.00
47,508,400.00

175,316,400.00
80,000,000.00
80,000,000.00

8,294,000.00
187,370,000.00

5,250,000.00
18,165,000.00

7,266,000.00
12,787,800.00
31,500,000.00
15,000,000.00
16,500,000.00

524,374,809.00
69,473.36

100.00

Scheduled
Principal

Distribution

598,628.07
397,588.81

66,414.46
394,998.08

0.00
798,696.76

0.00
38,545.20

1,805,000.00
0.00
0.00
0.00
0.00
0.00

149,755.64
164,731.21

0.00
442.56
100.00

 
Accretion
Principal

0.00
0.00
0.00
0.00
0.00
0.00
0.00

41,470.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Unscheduled
Principal

Adjustments

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Principal

Distribution

598,628.07
397,588.81

66,414.46
394,998.08

0.00
798,696.76

0.00
38,545.20

1,805,000.00
0.00
0.00
0.00
0.00
0.00

149,755.64
164,731.21

0.00
442.56
100.00

 
Deferred
Interest

0.00
0.00
0.00
0.00
0.00
0.00
0.00

41,470.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Ending
Certificate
Balance

71,401,371.93
47,422,411.19

7,921,585.54
47,113,401.92

173,858,770.59
79,201,303.24
79,201,303.24

8,296,924.80
185,565,000.00

5,250,000.00
18,165,000.00

7,266,000.00
12,787,800.00
31,185,513.15
14,850,244.36
16,335,268.79

520,279,822.91
69,030.80

0.00

Ending
Certificate

Factor

0.99168572132
0.99168572132
0.99168572132
0.99168572132
0.99168572132
0.99001629049
0.99001629049
1.00035263995
0.99036665421
1.00000000000
1.00000000000
1.00000000000
1.00000000000
0.99001629049
0.99001629049
0.99001629049
0.99219072690
0.99362980150
0.00000000000

M
B1
B2
B3
B4
B5

02147MAV3
02147MAW1
02147MAX9
02147MAY7
02147MAZ4
02147MBA8

15,372,500.00
5,869,500.00
4,472,000.00
2,795,000.00
2,515,500.00
1,956,514.61

15,372,500.00
5,869,500.00
4,472,000.00
2,795,000.00
2,515,500.00
1,956,514.61

4,695.40
1,792.79
1,365.93

853.71
768.34
597.60

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

4,695.40
1,792.79
1,365.93

853.71
768.34
597.60

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

15,367,804.60
5,867,707.21
4,470,634.07
2,794,146.29
2,514,731.66
1,955,917.01

0.99969455853
0.99969455853
0.99969455853
0.99969455853
0.99969455853
0.99969455853

Totals 558,999,787.97 558,999,787.97 4,424,974.56 41,470.00 0.00 4,424,974.56 41,470.00 0.00 554,616,283.41
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Interest Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16

X
PO
AR

Beginning
Certificate
Balance

72,000,000.00
47,820,000.00

7,988,000.00
47,508,400.00

175,316,400.00
80,000,000.00
80,000,000.00

8,294,000.00
187,370,000.00

5,250,000.00
18,165,000.00

7,266,000.00
12,787,800.00
31,500,000.00
15,000,000.00
16,500,000.00

524,374,809.00
69,473.36

100.00

Pass
    Through    

Rate (%)

5.421250
5.421250
5.581250
5.431250
2.068750
5.581250
0.418750
6.000000
6.000000
6.000000
5.900000
6.250000
6.000000
0.208750
5.791250
5.791250
0.372934
0.000000
6.500000

 
Current
Interest

325,275.00
216,036.81

37,152.52
215,025.00
302,238.17
372,083.33

27,916.67
0.00

936,850.00
26,250.00
89,311.25
37,843.75
63,939.00

5,479.69
72,390.62
79,629.69

162,964.13
0.00
0.54

Interest
Carryforward

Amount

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Deferred
Interest

0.00
0.00
0.00
0.00
0.00
0.00
0.00

41,470.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Total
Interest

Due

325,275.00
216,036.81

37,152.52
215,025.00
302,238.17
372,083.33

27,916.67
41,470.00

936,850.00
26,250.00
89,311.25
37,843.75
63,939.00

5,479.69
72,390.62
79,629.69

162,964.13
0.00
0.54

Net
Interest

Shortfall

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Paid

325,275.00
216,036.81

37,152.52
215,025.00
302,238.17
372,083.33

27,916.67
0.00

936,850.00
26,250.00
89,311.25
37,843.75
63,939.00

5,479.69
72,390.62
79,629.69

162,964.13
0.00
0.76

Interest
Carryforward

After Dist.

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Yield
Supplemental

Paid

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Yield
Supplemental

After Distr

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M
B1
B2
B3
B4
B5

15,372,500.00
5,869,500.00
4,472,000.00
2,795,000.00
2,515,500.00
1,956,514.61

6.500000
6.500000
6.500000
6.500000
6.500000
6.500000

83,267.71
31,793.12
24,223.33
15,139.58
13,625.62
10,597.79

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

83,267.71
31,793.12
24,223.33
15,139.58
13,625.62
10,597.79

0.00
0.00
0.00
0.00
0.00
0.00

83,267.71
31,793.12
24,223.33
15,139.58
13,625.62
10,597.79

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

Totals 558,999,787.97 3,149,033.34 0.00 41,470.00 3,190,503.34 0.00 3,149,033.56 0.00 0.00 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16

X
PO
AR

 
 

Cusip

02147MAA9
02147MAB7
02147MAC5
02147MAD3
02147MAE1
02147MAF8
02147MAG6
02147MAH4
02147MAJ0
02147MAK7
02147MAL5
02147MAM3
02147MAN1
02147MAP6
02147MAQ4
02147MAR2
02147MAS0
02147MAT8
02147MAU5

Original
Certificate
Balance

72,000,000.00
47,820,000.00

7,988,000.00
47,508,400.00

175,316,400.00
80,000,000.00
80,000,000.00

8,294,000.00
187,370,000.00

5,250,000.00
18,165,000.00

7,266,000.00
12,787,800.00
31,500,000.00
15,000,000.00
16,500,000.00

524,374,809.00
69,473.36

100.00

Beginning
Certificate
Balance

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

 
Principal

Distribution

8.314278682
8.314278682
8.314278682
8.314278682
0.000000000
9.983709507
0.000000000
4.647360047
9.633345786
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
9.983709507
9.983709507
0.000000000
6.370198503

1,000.000000000

 
Interest

Distribution

4.517708333
4.517708333
4.651041667
4.526041667
1.723958333
4.651041667
0.348958333
0.000000000
5.000000000
5.000000000
4.916666667
5.208333333
5.000000000
0.173958333
4.826041667
4.826041667
0.310777947
0.000000000
7.579876681

Ending
Certificate
Balance

991.685721318
991.685721318
991.685721318
991.685721318
991.685721318
990.016290493
990.016290493

1,000.352639953
990.366654214

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

990.016290493
990.016290493
990.016290493
992.190726900
993.629801497

0.000000000

Pass
    Through    

Rate (%)

5.421250
5.421250
5.581250
5.431250
2.068750
5.581250
0.418750
6.000000
6.000000
6.000000
5.900000
6.250000
6.000000
0.208750
5.791250
5.791250
0.372934
0.000000
6.500000

M
B1
B2
B3
B4
B5

02147MAV3
02147MAW1
02147MAX9
02147MAY7
02147MAZ4
02147MBA8

15,372,500.00
5,869,500.00
4,472,000.00
2,795,000.00
2,515,500.00
1,956,514.61

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

0.305441469
0.305441469
0.305441469
0.305441469
0.305441469
0.305441469

5.416666667
5.416666667
5.416666667
5.416666667
5.416666667
5.416666667

999.694558531
999.694558531
999.694558531
999.694558531
999.694558531
999.694558531

6.500000
6.500000
6.500000
6.500000
6.500000
6.500000

Totals 558,999,787.97 1,000.000000000 7.915878781 5.633335876 992.158307294
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Pool Level Data  

Distribution Date
Cut-off Date
Record Date
Determination Date
LIBOR Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Begin
End

 

6/26/06
5/ 1/06

5/31/06
6/22/06
5/25/06
5/ 1/06
6/ 1/06

30

  
One-Month Libor

Group I  
5.08125%

Collateral Detail

Original Mortgage Loan Details

Original Aggregate Loan Count
Original Stated Principal Balance
Original Weighted Average Mortgage Rate
Original Weighted Average Net Mortgage Rate
Original Weighted Average Remaining Term

2,739
558,999,787.97

7.11630%
6.84903%

359

Current Mortgage Loan Details

Beginning Aggregate Loan Count
Loans Paid Off or otherwise removed pursuant to the PSA
Ending Aggregate Loan Count

2,739
15

2,724

Beginning Pool Stated Principal Balance
Scheduled Principal
Unscheduled Principal
Realized Principal Losses
Ending Pool Stated Principal Balance

558,999,787.97
170,769.11

4,212,735.44
0.00

554,616,283.42

Beginning Weighted Average Mortgage Rate
Beginning Weighted Average Net Mortgage Rate
Ending Weighted Average Mortgage Rate
Ending Weighted Average Net Mortgage Rate

7.11630%
6.84903%
7.11668%
6.84935%

Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

359
358
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Delinquency Information

Delinquency Information

  
 

Group 1

30-59 Days 
Count

 
Count %

 
Balance

 
Balance %

6 0.22026% 1,026,725.71 0.18512%

60-89 Days 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

90+ Days 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

  
 

Group 1

Foreclosure 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

Bankruptcy 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

REO 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

60+ Delinquency, Foreclosure, Bankruptcy & REO Totals

  

Current
One-Month Prior
Two-Month Prior
Three-Month Prior
Four-Month Prior
Five-Month Prior

Group I  

0.00
0.00
0.00
0.00
0.00
0.00

60+ Delinquency Average
Passing Delinquency Stepdown Requirement

0.00
YES
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Available Funds

Interest

Scheduled Interest Collected
Plus: Compensating Interest
Less: Master Servicer Fee
Less: Mortgage Loan Premiums
Less: Excess Master Servicing Fee
Less: Net Interest Shortfall
Total Interest Available

3,315,006.91
0.00

116,458.29
3,852.58

0.00
0.00

3,194,696.05

Principal

Scheduled Principal
Paid in Full Principal
Curtailment Principal
Liquidation Principal
Repurchased Principal
Substitution Adjustment Principal
Unanticipated Principal Recoveries
Total Principal Available

170,769.11
3,310,961.30

901,774.14
0.00
0.00
0.00
0.00

4,383,504.55

Total Available Funds 7,578,200.60

Net Interest Shortfalls

Net Prepayment Interest Shortfalls
Relief Act Reduction Shortfalls
Total Net Interest Shortfalls

0.00
0.00
0.00
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Distribution Account

Beginning Balance 0.00

Deposits Available Funds
Transfer from Corridor Reserve Fund
Other Amounts Required by PSA
Total Deposits

7,578,200.60
0.00
0.00

7,578,200.60

Withdrawals To the Trustee, the Trustee Fee
To the Bond Insureer, if any, the Bond Insureance Premium
Payments of Prinicipal & Interest to the Classes
Total Withdrawals

4,192.50
0.00

7,574,008.10
7,578,200.60

Ending Balance 0.00

Corridor Reserve Fund

Beginning Balance
Deposit
Withdrawal
Ending Balance

1,000.00
0.00
0.00

1,000.00

Yield Supplemental Amounts

Class A6 YSA Current Period
Class A15 YSA Current Period
Class A16 YSA Current Period

0.00
0.00
0.00

Corridor Contract Amounts

Class A6 Contract Proceeds from Current Period
Class A15 Contract Proceeds from Current Period
Class A16 Contract Proceeds from Current Period

0.00
0.00
0.00
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Fees of the Trust

Gross Master Servicing Fee
Net Master Servicing Fee
Trustee Fee
Lpmi
Total Net Loan Fees

116,458.29
116,458.29

4,192.50
3,852.58

124,503.36

Servicer Advances

Principal Advances
Interest Advances
Reimbursement for Principal & Interest Advances
Reimbursement for Nonrecoverable Advances
Total Advances

307.40
6,223.81

0.00
0.00

6,531.21

Mortgage Prepayment Details

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Net Prepayment Interest Shortfall
CPR %
SMM %

3,310,961.30
0.00
0.00
0.00
0.00

8.68040%
0.75385%

Loan Substitution

Aggregate Stated of Principal Balances Removed
Aggregate Stated of Principal Balance Added
Aggregate Principal Substitution Shortfall Amount

0.00
0.00
0.00
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Senior Principal Distribution Amounts

PO Principal Amounts

Beginning PO Balance
PO Scheduled Principal
PO Prepayments & Recoveries
PO Liquidation Principal
PO Principal Loss
Ending PO Balance

69,473.36
48.61

393.95
0.00
0.00

69,030.80

NON-PO Principal Amounts

Beginning Non-PO Balance
Non-PO Scheduled Principal
Non-PO Prepayments & Recoveries
Non-PO Liquidation Principal
Non-PO Principal Loss
Ending Non-PO Balance

558,930,314.61
170,720.50

4,212,341.49
0.00
0.00

554,547,252.62
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Principal Distribution Amounts

Senior and Subordinate Percentages

Senior Percentage Original
Senior Prepayment Percentage Original
Senior Percentage
Senior Prepayment Percentage
Subordinate Percentages
Subordinate Prepayment Percentage

94.09926%
100.00000%

94.09926%
100.00000%

5.90074%
0.00000%

Principal Distribution Amounts

Senior Principal Distribution Amount
Subordinate Principal Distribution Amount
PO Principal Distribution Amount
Total Principal Distribution Amount

4,372,988.22
10,073.77

442.56
4,383,504.55

NAS Principal Distribution Amount

Shift Percentage
Class A11, A12 ,A13 Priority Percentage
Class A11, A12, A13 Priority Amount

0.00000%
7.26663%

0.00
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Realized Loss Detail

Current Period Realized Losses
Cumulative Realized Losses
Total Liquidated Loan Balance
Total Liquidated Proceeds
Subsequent Recoveries
Passing Cumulative Loss Test

0.00
0.00
0.00
0.00
0.00
YES

 Group Loan ID Liquidation Balance Liquidation Proceeds Realized Loss

Group I
N/A
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Credit Enhancements

Subordination

Credit Support

Class A
Class A Percentage

Class M
Class M Percentage

Class B1
Class B1 Percentage

Class B2
Class B2 Percentage

Class B3
Class B3 Percentage

Class B4
Class B4 Percentage

Class B5
Class B5 Percentage

  Original Current

526,018,773.36
94.099995%

15,372,500.00
2.750001%

5,869,500.00
1.050000%

4,472,000.00
0.800000%

2,795,000.00
0.500000%

2,515,500.00
0.450000%

1,956,514.61
0.350003%

521,645,342.58
94.055180%

15,367,804.60
2.770890%

5,867,707.21
1.057976%

4,470,634.07
0.806077%

2,794,146.29
0.503798%

2,514,731.66
0.453418%

1,955,917.01
0.352661%
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Update Face

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.00

25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00

>

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0.00
25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00
800,000.00
800,000.00

0
1

33
107
197
275
295
312
284
244
203
173
151
132

75
71
98
41

7
2
4
6
2
2
1
3
1
0
0
0
2
0
1
1

0.000
0.037
1.211
3.928
7.232

10.095
10.830
11.454
10.426

8.957
7.452
6.351
5.543
4.846
2.753
2.606
3.598
1.505
0.257
0.073
0.147
0.220
0.073
0.073
0.037
0.110
0.037
0.000
0.000
0.000
0.073
0.000
0.037
0.037

0.00
11,985.58

1,391,734.72
6,941,492.54

17,683,800.46
31,051,318.49
40,718,873.50
50,564,496.94
53,114,163.33
51,651,868.49
48,335,760.45
45,304,430.48
43,339,457.15
41,071,951.16
25,340,244.04
25,634,657.17
38,119,775.04
16,971,494.71

3,069,528.09
909,400.00

1,966,203.43
3,075,527.42
1,060,128.16
1,120,489.54

592,014.33
1,835,748.91

650,000.00
0.00
0.00
0.00

1,467,998.67
0.00

798,000.00
823,740.62

0.000
0.002
0.251
1.252
3.188
5.599
7.342
9.117
9.577
9.313
8.715
8.169
7.814
7.405
4.569
4.622
6.873
3.060
0.553
0.164
0.355
0.555
0.191
0.202
0.107
0.331
0.117
0.000
0.000
0.000
0.265
0.000
0.144
0.149

Wgt Ave / Total: 2724 100.000 554,616,283.42 100.000

 
Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
5.0
5.5
6.0
6.5
7.0
7.5
8.0
8.5
9.0

-
-
-
-
-
-
-
-
-

5.0
5.5
6.0
6.5
7.0
7.5
8.0
8.5
9.0
9.5

0
0
0
0

1179
1508

21
3

10
2

0.000
0.000
0.000
0.000

43.282
55.360

0.771
0.110
0.367
0.073

0.00
0.00
0.00
0.00

252,938,885.64
295,866,194.69

3,001,792.87
663,436.74

1,686,879.37
297,408.28

0.000
0.000
0.000
0.000

45.606
53.346

0.541
0.120
0.304
0.054
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Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

9.5
10.0
10.5
11.0
11.5
12.0

>

-
-
-
-
-
-

10.0
10.5
11.0
11.5
12.0
12.5
12.5

1
0
0
0
0
0
0

0.037
0.000
0.000
0.000
0.000
0.000
0.000

161,685.83
0.00
0.00
0.00
0.00
0.00
0.00

0.029
0.000
0.000
0.000
0.000
0.000
0.000

Wgt Ave / Total: 2724 100.000 554,616,283.42 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

0
0

29
2695

0

0.000
0.000
1.065

98.935
0.000

0.00
0.00

3,516,487.25
551,099,796.17

0.00

0.000
0.000
0.634

99.366
0.000

Wgt Ave / Total: 2724 100.000 554,616,283.42 100.000


